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Amendments to the Claims; 



This listing of claims will replace all prior versions, and listings, of claims in the 
application: 

Listing of Claims: 4?M^ 



Qaii#^ 

1) (New) A method for pricing a deri^||fee contract comprising*!^ 
a) Receiving via an input device, from one^^jriQ^tiiers at least on^gi%ce for each 



^m&^-. ,,. x ... v 
one or more basis instram^^i^&acts (BlCs^ifl^ee page 5) 




derivatives 



c) Determining^^.a corri|fater linked ^^ie input device, a price that is the most 
; d^mtfetitiyienpf eacM^K said ofl&^ftraor&wasis instrument contracts (BICs); (See 

d) b^^pnposing by tn^pmput^p-ocessor, die derivative contract; 

e) Creatingi^^. the computer processor, a portfolio comprising one or more said 
basis uistmmeii^l^tracts (BICs) based on the decomposition; 

f) Yielding, by the computer processor, the price of the derivative contract based on 
the most competitive price for each of the one or more basis instrument contracts 
(BICs) that comprise the portfolio; (See Fig 4. Pg4) 
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g) And transmitting, via an output device linked to the processor, the price of the 
derivative contract to the user that requested the price of the derivative contract. 

2) (New) The method of claim 1, incorporated in a derivatives trading or exchange 
method and comprising a further step of adding ta,the transmitted price of the 
derivative contract, an optional service margin^^p^ 



3) (New) A system for pricing a derivative conlpct cdrngpsing: 
An input device configured to: J^SSt? 



a) Receive via an input devi^p^om one^r more usef^pvleast one price 



for each one ^ttiore basis ins^merife bon tracts (BICs); flee page 5) 
b) Receive a reque^|&6m^|^r for a pft^of a derivatives contract; (See 




l^termine l^fice that'^^pftiost competitive of each of saic 

(BICs); (See pg.5) 



'^^^ompds^ft)^ the com^^tpfocessor, the derivative contract; 

e) Crear^^ the t^^uter processor, a portfolio comprising one or more 
said basi^oistrument contracts (BICs) based on the decomposition; 

US 

f) ? ^|gld, b$lpfe computer processor, the price of the derivative contract 
base33$n the most competitive price for each of the one or more basis 
instrument contracts (BICs) that comprise the portfolio; (See Fig 4. 
Pg4) 

g) And an output device configured to transmit the price of the derivative 
contract to the user that requested the price of the derivative contract. 
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4) (New) The system of claim 3, incorporated in a derivatives trading or exchange 
system and comprising, a further step to add to the transmitted price of the 
derivative contract, an optional service margin. 



. ft-.}: 



5) (New) A Computer executable program code f^p^cing a derivative contract and 
residing on a computer-readable medhtfnf the^irogram code comprising 



instructions for causing the comput^^^^ v . 



a) Receive from one or more users rS&feast one price for eacwmg or more basis 



instruments contract^^Q^); ( See pagol^gg 



b) Receive a request from'^^eF^ 



i;user'fi^^price of ^derivatives contract; ( See pg. 4) 
c) Determinep^liep that is If^most cift^jtitive c£$&ch of said one or more 



basis^ffi^ument exacts (Bl^fepie pg. 5?*W 




i) Creafi 



rtfoli^^mprisinP^feor more said basis instrument contracts 

'^^IBiK ' f *^^&*> 

>1 ^^^BICs) basec^|||he dei^^osition; 
f) lipid the price cgpbe derivative contract based on the most competitive price 

----- sgfe 



for e2$|p^ thg||ppP or more basis instrument contracts (BICs) that comprise 
the portfoU^iee Fig 4. Pg4) 



g) And transmit the price of the derivative contract to the user that requested the 
price of the derivative contract. 
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